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TOM, \.ITO Ha11lr1\.1lr1e 1r1/Ir1111r1 Ir1Cn011b30BaHIr1e MHOIO Wnapra110K Ir1 TeXHlr1\.1eCKIr1X CpeACTB 
KOMMYHIr1KaLlIr1Ir1, a TalOKe HapyweHlr1e AIr1CLllr1n11lr1Hbl BO E!peM~ npOBeAeHIr1~ 3K3aMeHa 
B11e\.leT 3a co6oLi1 YAa11eHlr1e C BblCTaB11eHlr1eM HeYAOB11e"rBOpIr1Te11bHoLi1 OLleHKIr1. 

1 	BaHK cOBepIIIH:I 4000 TpaH3aKUHH no Kpe.Ll.HTHhIM KapTal\1. Bep05ITHOCTb Toro, qTO 

rpaH3aKUH5I 6Y.Ll.eT OIIIH60qHOH, paBHa 0.001. OueHHTe C nOMoIilhfO cOOTBeTCTByroIileH 

npH6JIH)KeHHOH <p0pMyrrhI BepmITHocTb TOro, qTO 6aHK cOBepIIIHT POBHO k 2 OIIIH60qHbIX 

rpaH3aKUHii? B peIIIeHHH He06xo.n:.HMO YKa3aTb YCJIOBH5I npHMeHHMocTH BbI6paHHoH 

<P0PMYJIbI. (p ;:::-; 0.1465) 

2 	 I1poueHT e)Kel\IeC5IQHOH HH<prr5IUHH npe.n:.CTaBJIeH CJIyqaHHoH .Ll.HCKpeTHoH BeJIHQHHOH Xc 

pacnpe.n:.erreHHeM 

X 

P 

HaHTH Cpe.n:.HHH ypoBeHb HH<p.'l5IUHH E(X) H onpe.n:.errHTb C KaKOH Bep05ITHOCTbfO ypoBeHb 

Im<pJI5IUHH npeBbIcHT 0.4%. (E = 0.29, P = 0.3) 

3 	CJIyqaHHa5I BeJIHQHHa X pacnpC.Ll.erreHa no HOpMaJlbHoMY 3aKoHY C napa'vferpaMH m 54 H 

(J2 = 0.67, a c.rryQaHHa5I Be,'lHQlma Y paBHoMepHo pacnpe.Ll.eJleHa Ha orpe3Ke [-16, 25]. 
HaH1IHTe MaTeMaTHQeCKOe O)KHlIaHHe E(16X - 25Y +9) H .Ll.HCnepCHfO D[25X 16y], eC.'lH 

K03<p<pHUHeHT KOpperr5IUHH X H YpaBeH 0.2. (E 760. 5, D 34730.0) 

4 	 HaHlIHTe Cov(X, Y) lIJI5I c.'lyqaHHoro lIHCKpeTHoro BeKTopa ex, Y), pacnpelIeJIeHHOrO no 

3aKoHY 

. e Cov(X, Y) 0.26) 

5 	I1pH HCnbITaHHH n = 1060 3JIeMeHTOB 3apemcTpHpoBaHo m = 110 oTKa30B. HaH.n:.HTe 

.Ll.OBepHTe.'lhHbIH HHTepBaJI, rroKpbIBafOIilHH HeH3BecnryfO BepmlTHocTb p OTKa3a 3:IeMeHTa C 

Ha.n:.e)KHOCTbfO 0.72. (p E (9.3657 x 10-2,0.11389» 

6 	 ,ZJ;aHTe orrpelIe.1eHHe KOBapHauHH Cov(X, Y) crrYQaHHbIX Be.1W:IHH X H Y. I1plmelIHTe 

OCHOBHble CBOHCTBa KOBapHaUHH H 1I0Ka)KHTe OlIHO 113 HHX. 
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